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[ Water/Sewer [] Expedited Consideration ~ [_] Proposed Order [] Other:
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A SCANA COMPANY Kenneth R. Jackson
Vice President
Rates and Regulatory Services

February 6, 2012

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, SC 29211

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
1401 Main Street, Suite 900

Columbia, SC 29201

Dear Ms. Boyd and Mr. Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for January 2012.

If you have any questions concerning this report, please do not hesitate to call.
Sincerely,

Kenneth R. Jackson

Cc: Scott Elliott, Esq.

Encs.
Risk Management Program Adjustments
SCE&G Results
SCE&G Qutstanding Positions



South Carolina Electric & Gas Company
Risk Management Program Adjustments

For January 2012
Docket 2006-144-G Docket 2006-5-G [nception To
Order 2006-331 Order 2006-679 Current Month Date

Broker Fees 578.00 30,386.19 218.19 31,183.38
Software - 135,779.18 356,55 136,135.74
Subscriptions - 103,500.00 103,500.00
Labor - 117,018.51 1,169.20 118,187.71
Carrying Cost - 307,772.78 - 307,772.78
Non Hedging Addition to Cost of Gas 579.00 6594,456.67 1,743.94 696,779.61
Hedging Additions / (Subtractions) 2,337,480.00  48,416,192.90 233,912.50 50,987,585.40
Total 2,338,059.00 48,110,649.57 235,656.44 51,684,365.01

Interest Rate 0.2034%
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SCE&G January 2012 Results

Tractie Date PUTFCALL LOTS #onth Strike Price Trade Price Merket Price Tokal Cost Tuerent Value Hark to Haxket
2BDEC1O CALL 1.00 0laaniz 5.35 ©.495 0000 {4, 950.060) 0.00 14,950, 00}
04JAN11 CALL 1,00 O1IANI2 5.60 0.530 0.000 {5,300.00) 0.09 5,300,003
11LIANT] CALL 1.80 DIJAN1Z 5.50 ©, 450 0,000 4,900,001 0,00 {4, 900,00}
18JaN11 CALL 1,006 QLIAN12 5.35 6.518 0.000 (5,100, 00} 0.00 15,10G.00%
250AN11 CALL 2.00 O0EFAN12 5.30 ©.520 0,000 116, 400,00} 0.00 114, 406,003
G1FEB11 CALL 1.00 OFJANLZ 5.25 0.4%90 0,000 (4,900, 00} 0,00 {4,900,00}
0BFERLL CALL 1.80 CLIANL2 5.35 0.455 6.000 4, 550.00) 000 14,550,00}
15FEBLL CALTL 1.80 CliAN1I2 a.80 ¢.460 0,600 (4, 600, 00) 0.00 14, 600,00}
22FEBI1 CALL 1.00 ClIaniz 4.80 6,455 ©,000 (4,550, 00] 0.00 (4, 550,00}
OIMARIL CALL 2.00  CLIANL2 4.85 G.450 G.000 (9, 060.00} .00 {9,000, 00}
QBMARLL CAL%K 1.00 C1JANIZ £.80 0.470 0.000 {4,700.00} 0,00 14,100.00}
15MARL1 CALL 1.00 ©I1Janiz 5.00 0.440 0.000 {4, 800.00} g.o0 (4, 800.00}
22MARLL CALL 1,00 OLJAMIZ 5.35 ©.495 0.000 (4,950.00) a.00 14, 850.00)
20MARLY CALY, 1.06 ClIANEZ 5.25 0.485 0,000 {4,850.00) 0.00 14, 850,00}
OBAPR11 CALL 2.00 01JAN1Z 5,15 0,505 0,000 {10,100.00} .00 {10, 100,00}
1ZAPR11 CALL I.00 OLomI2 5.00 0. 450 0.000 4, 500.00) .00 {4, 309,00}
1OAPR1L CRLI 1.00 CIJANIZ £.90 0,490 0,000 {4,900.00) 0.00 4,900,900}
26APRLL CALL 1.00 OLIANDZ 5.15 G.450 . 0.000 (4,900.00) 0,00 14, 999.00)
Q3MAY1L CRLL 1.06  0lIAN1Z 5.30 G.530 0.000 (5,300.00) g.00 1%, 300,00}
I10MAYLL CALL 2.0¢  OLIAWLZ 5,90 0. 470 9.000 (9, 400.00) 9.00 9, 400.00)
LAY CALL 1,00 ClIAN1IZ 5.85 ©.480 0,000 {4, 400.00) ¢.00 (4, 400,00)
24MAY11 CALL 1.00 @iJBN12 4.95 6.500 0,000 {5, 008. 003 .00 (5, 000.00)
3IMAYLL caLL 1.90  GIJAN1Z 5.20 0.480 g.000 (4, 800.00} 0.00 {4, 800.00}
DIJUHLL CALL 1.00 G1JANI2 5.30 ©. 4560 0,000 {4, 600, 00G; 0.00 14, 800 .90)
LAGUM11 CALL 2.00 OlIRNi2 5.10 0.455 0,000 (9, 100.00)} 0.00 (2,100,00)
zramilt CALL 1.00 01JAN1IZ 4.90 0.435 0.060 (4,350,003 .00 14, 350.00}
28311 CALL 1.00 01JANMN2Z 4.80 0,440 Q.00 £4, 400.00% 2.00 (4,400,090}
053UL11 CALL 1.0 OLJANIZ 4,75 ¢.448 0.000 {4, 475,00} 0.00 (4, 475.00)
1250011 CALL .40 01JANIZ 4.80 0.398 0.000 {3, 977.50% 0.00 (3.977.50}
1950511 CALL 2.00 01JANZZ 4,90 0,415 0.000 (8, 300,003 ¢.00 (8,300.90}
2640011 CALL 1.00 01JAR1Z 4,70 ¢.380 4.000 {3, 800.00] 0.00 (3,800,001
p2AUGLL CALL 1.80 01JANIZ 4.60 6.355 4,000 (3, 550.00} 0.00 {2, 55009}
05AUSLL CALL 1.60 QIJAN1Z 4.50 0,360 0.000 {3, 600. 00} 0.00 {3, 60000}
L6RUG1L CALL 1.08 O0LJANIZ 4.45 0.335 0.090 {3, 350,00} 0,06 (3,350,001
ZIENGLL CRLL 2,00 D1JRHIZ 4.35 0.330 0,000 (6, 800.00} 0.00 {6,600.001
30AUG11 CALL 1.06 01JRN1Z 4,30 0,330 02.080 (3, 300.00} G.0e (3,300.00)
D6SEP11 CALL 1.086 O01JAN1Z 4.3% 0.320 0.000 (3,200, 00} ¢.00 (3,200,993
F3ISER1 CALL 1.0¢ 01JANIZ 4.35 0.325 0.000 {3, 250.00) o.oB {2,250.00}
Z0SEP11 CRLL 1.0¢ OLJAN1Z 4.30 0,275 4.000 (2,7730.00} c.0c¢ {2,750.00}
2T5EE11 CALL 2.00 01JAN1Z 4.25 ¢.250 0.900 {5,000,08) 6,00 (5, 000,900)
040CT11 CALL 1.00 OLJAH12 4.10 0.255 0.000 (2,550,00) c.oc (2,550.08}
110CTi1 CRLL 1.00 OIJAH1Z 4.00 0,228 - 0.000 (2,200.00} G.0C (2,200.003
1B0CT CALE 1.60 01JANIZ .00 0.240 0. 000 (2,400, 00) 0. 00 (2,460,00)
25007111 CALL 1.60 O0IJAN12 4.900 0.215 0.000 {2,150.00C} c.0e [2,150.00)
01HOVil CALL 2,00 0LJANIZ 3.95 0.220 0.000 {4, 400.00) c.oe 14,400, 09}
08ROV CALL 1.6¢  01J3AH12 3.80 0.19¢ 0. 900 {1,900,00} 0.00 {1,960.69)
1SHOVIL CALL 1.00 ODLIRNIZ 3.60 0,170 0.000 {1,700.00) ©.00 (1,700,083
2ZROV1Y CALL 1,06 010hNIZ2 3.55 0.170 E.000 {1,700.003 G.0¢ {1,700.09}
2980V11 CALL 2.00  91JAR12 3,60 0.145 0. 090 {2, 500,00} 0. 00 {2,900.09)
GEDEC1L CALL 1,00 QLJAN1Z 3.50 0.125 0.000 {3, 250,00) 6.00 (1,250,003
13DECLL CALL 1.00 013AN1Z 3.25 0.105 0.000 (1,050.007 0.60 {1,050.00])
20DEC11 CALL 1.00  Q1IAR12 3,10 0.080 9.000 {800, 00} 0.00 tgcn.co}
27DECLL 1.00 0ldmnl2 ¢.06 3.160 3.084 131, 00D, 00} 30,840,00 (160,003
28DEC11 -1.00 01JANLZ .00 3.094 3,084 30, 540.00 {30, §40.00) 100.00
Ce——— e e e = e e et = et e
62,00 +0IIANI2 (233,912,503 ¢.00 (233,912,590}

62,00 (233,632,50} D.00 {233,912.50)
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SCE&G Dutstanding Positlons

Trade Date FUT/CALL LOTS Honth Strike Price Trade Price Markel Price Total Cosk Current Value Mark to Market
25JA¥11 * CALL 2.00 OlFEB:p2 5.3000 0.5200 0.00600 {19,400, 00} 0.00 110, 400,00}
01¥EB11 CALL 1.00 OQ1FEBLZ 5.3000 0.4800 0.2000 (4, 800, 00) 0.00 {4,860, 00}
9BFER11 CALL 2.00 OiFERLZ 5, 2000 0,4500 0.6000 {9, 000 .00) 0.00 (&, 000.00)
15FEEL) CALL 1.00 O01rEB1Z 4.9500 0.4550 0.0000 (4, 550, 00) 0.00 (4, 550.00)
22PEDIY CALT 2.00 OLFEB1Z 4.8500 0.4500 0.00060 (2, 000, 00) 0. 00 (9,000,003
01MAR11 CALL 1.0 OLFERLZ 4.8500 0.4650 0.0000 {4, 650.00) 6.00 (4, 650.00%
BAMARLL CALL 2.00 O01FEBIZ 4.9500 0.4700 0.0000 {9,400, 00) o.00 (2, 400.00)
15MARLL CALL 1.00 OLFEBi2 5.0500 0.4800 0.0000 4, 800, 00) 0.00 (9,800,003
22MARIL CALL 2.00 Ol¥EB1Z 5,2000 0. 4900 0.0000 {9, 800. 00) 0.00 {9,800.00})
29MARIY CALL 1.00 O1rEBIZ 5.3600 0.4750 0.0000 {4, 750.00) 2.00 (4,750.00}
0SAPRI CALL 2.00 OlFEBIZ 5.2000 0.4900 0. 0000 (%, 800, {0y ¢.00 (8,800,060}
1ZRERI CALL 1.00 D1FEBR2 5,0009 0.4600 0.0000 t4, 60D.00) 5.00 (4, 600, 60y
LORPRLL CALL 2.00 QO1FEBIZ 5.0000 0.4900 0.0000 {9, B00.00) g.00 {5, 800.00}
26APRI1 CRLL 1.00 OLlFEB1Z 5.1500 ©. 5000 0. Co00 {5, 000,00} 9.00 {5, 000,50}
DIMAYII CALL 2.00 OLEEBLIZ 5.3509 G.5100 0.0000 (10,200.00) 6.09 €10,200.00%
YOMAT§Y CALL 1.60 O1FERI2 4.9000 0_4800 D.coco (4, 800,00) o.00 (4,800,003
17MBYIL CALL 2.00 OLFEB12 4,9000 0.4750 ©.0008 (9, 500.,00) 0.00 {8, 500.003
24HAYI1 CALL 1.00  OIFERIZ 5.0000 G. 4850 0.0000 (4,950.00) 5.00 {4,930, 00}
JIMAYIL CALL 2.60 01FEBRI2 5.2000 0.5000 0. 0060 (10, 000, 00) 8,00 {16, 000,003
07JURLl CALL 1,60 OLFEB12 5,2500 ¢, 5008 0,0000 (3,900,00) 8.00 (5,900,003
14JUN1L CRLI: 1.60 OIFEBLI2 5.0500 0_4800 0.0000 {4, 900.00) 9.00 (4,900, 00}
EAJUNYL CALL 1.00 OLFERI2 $.0500 G.4300 0.0068 t4,800,00) .00 {4, 800,007
21TRIEL CALL 1,00 O1EEB12 4,9000 0. 4550 0.0co00 (4,550.00) .00 (4, 550,60}
28JUNL1 CALL 2.00 QLFEHIZ 4.8000 0. 4690 ©.6000 {8,200, 00) 0,00 {4,200 00y
05JULAL CALL 1,00 OLFER:2 4,7500 0.,4725 0, 0005 {4,725.00) .00 (4,725,003
12J0L11 CALL 2.00 ODLFEB12 4.8000 0.4278 0.0008 {B,555.00) 5.00 (8, 555.60)
12JULE1 CALL 1.00 4Q1FEBI2 4.2000 0.4590 G, C00g (4,500,00} 6.c0 (4,500,003
2601 EL CALL 2.00 DIFERR2 4,000 ©.4150 0.0008 {8,300.00} 6.00 {8,300, 00}
02AUGEL CALL 1.00 O1FEBI2 4, 6000 0.3950 6.0000 (3,950.00) 0. 00 {3, 950,060}
DZAUGEL CALL 2.00 ©1FFB1Z2 4,5000 €. 3900 5. 0000 (7, 800.00) 5.00 {7, 800.0603
16AUGEL CALT 1.00 O1FEB12 4.4500 6.3650 0.0000 (3,650.00} o.00 (3,650,003
23RUG11 CALL 2.00 B1FER12 4.3500 6. 3600 0. 0000 {?,200,00} D, 08 (7, 200.00}
30RUGL1 CALL 1,00 OlF¥E®I2 4,3000 6.3650 0.0000 (3, 650.00} 5. 00 (3, 650,00}
0655211 CALL 2.00 B1FEB12 4.3500 83600 0.0000 (7,200.00; 0. 00 (7,200,003
13SEPIL CRLL 1.00  OLFEAL2 4.3500 90,3700 0,0000 (3,700.00} 5. 00 (3,700,003
205EP11 CALL 2.00 D0IFEB1Z 4,30400 0.3150 0.0000 (6,300.00) 0.00 (6,300,003
2155911 CALL 1.090 O1FEBi2 4.2590 0.3000 B.0000 (3,000.00} .00 13,000.00}
040CT11 CALL 2.00 OLFEBIZ 4.1000 0.3100 B, 0000 {6,206.00) 5,00 (6,200.00}
110CT11 CALL 1,00 O1FEBL2 4,0500 0.2580 0.0000 (2,500.00} 8.00 {2, 500.00%
180CT11 CALL 2.00 01FE212 £.0000 0. 2850 00000 (5,700.00) 3. 00 (5,700.060)
250CT11 CALL 1,00 OLFERI2 4.0080 4.2700 o, 0000 (2,700.00) 0,00 {2,700.60%
01OVl CALL 2.00 O1FEB12 3,58500 0.2800 0.0000 {5, 600.00) Q.00 (5, 60000}
08HOV11 CALL .00 DLFESLZ 3.8500 0.2250 0. 0000 12,250.00) 0,00 {2,250.00}
I5NOVLL CALL 2,00 O0IFER12 3.6500 0.2000 0.90000 (4,000.00) 0,00 (4,000,004
22n0v11 CALL 1.00 G1FEB12 3.5500 0.2400 0.00600 (2,400.00) 0.80 {2,400.60C}
28nov11 CALL 2.00 O01FEB12 3.6500 0.1300 0.9600 (3, B00.OD) 0,00 {3, 800,00}
06DECLL - CALL 1.00 BGIFEBLZ 3.5000 0.2150 0.4000 (2,150.00) .00 12,150.0G}
13PEC1L CALL 2.00 GIFER12 3.3006 0.1800 00000 (3,60C.00) 0.00 i3, 600,00}
20DECIL CALL 1,60 DIFEB12 3.1500 0.1750 ©.0000 11, 730.60) 0.00 £1,750.00}
27DEC11 CALL 2.00 OIFEBLZ 3.1508 0.1500 G.0000 {3, 006, G0) 0,00 (3,000.00}
03IAN12 CALE 1.66 GIFEBL2 3.0000 5.1150 ©.0000 {1, 150.00) 0.40 t1,150.06
10JANL2 CALE 2.06 -D1FEB12 3.0008 0.0800 G.0000 {1,600.60) o.00 (1,600.00}
7. 06 +0LFEBLR (289, 1BG.00C) 0.00 (289, 180.00
OIMARLL CALE 2.00 0IMARI2 5.0000 0.4200 ©.0010 {8,800, 00) 20,00 (8,780.006
GBMARLY CALE I.00 ¢IMARIZ2 5.0500 0.435%0 0.0810 {4, 350.00) 1c.06 {4,340, 00)
15MERLL CAEL 1,00 CIMAR12 5.15060 0. 4500 0.0010 {4, S08.00) 10,98 (4,490.00})
22MAR1E CAEL 1,86 OCiMARIZ 5,1500 0.5000 0.0610 {5, 60D, GO} 1G.46 {4,930,00)
2UMARLE CALL 2,00 OIMAR1Z 5,2560 0.4850 0.0010 {9,700.00) 20,00 (9, 680. DO}
D5APRYL CALL 1.00 CIMARL2 5.2500 . 45650 o.o010 {4, 650.60) io, 90 t4, 640, 00)
1ZAPRLL CALL 3,00 O0IMAR1Z 5. 0000 0.4550 2.0010 14, 550.00) 16,00 (4,520,00)
19APR1L CALL 1.08 GIMARLZ 5, 0000 0.4800 G.0001 {4,800.00) i.a0 {4,195,09)
26APR11 CALL 1.00 0IMBAR1Z 5,200 0.4750 8.0010 t4,750.00) 16.00 (4,740.00)
03MAY11 CALL 2.00 OIMAR1Z 5.3500 0.4850 8.00L0 19,900, 09) 20,00 19,9490, 04)
10MAY1: CALL 1.00 O0iMAR1Z 4,9000 0.4750 8.0001 14,750.00) 1,60 (4,749, 00}
17MAY1Y CALL 1.00 CIMARLZ 4,9000 0,4760 9.0001 {4,700.00) 1.00 (4,692.09)
24MAY1L CALL 1,00 OIMARLZ 5.0500 0.4750 0.0010 {4,750.00} 16.00 (4,740, 00)

31MRY1L CALL 1.0¢ 01MAR1Z 5.1500 0.5160 0.0001 {5:1¢0.09) 1.00 {5,099, 00)




Tage: 2
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Trade Tate PUT/CALL LOTS Honth Strike Price Trade Price Marxket Price Total Cost corrent Value Hark to Market
0D7JUNLL CaLL 2,00 OiMARIZ 5.2500 0.4950 0.0010 (9, 500,00} 20.00 18, 880.00)
14001 L CALL 1.00 0IMARLZ 65,0500 0.4850 0.0019 {4,920.00) 10.00 (4,940, 00}
21J0H1L CALL 1.00 DHMARLZ 4,8500 0.4750 4.0010 {4,750.00) 10.00 (4, 740,00}
28JU811 CALL 1.00 OiMAR1Z 4.7700 0.4700 0.0001 {4,300.00) 1.00 {4, 699,00}
03JURLL CRLL 1.00 OIMARLZ 4.7500 0.4725 0.0901 {4,725.00) 1.00 (4,724.00)
1230511 CALL 2.00 OIMARIZ 4,7560 0.4629 0.0001 (%, 255.00) 2.00 (9,253.00)
18JUL11 CALL 1.06 O1MARIZ 4.8500 0,4900 0.0001 (4,800.00) 1.00 {4,7%9,00)
26JUL11 CRLL 1.00 OIMARIZ 4,6500 0.4500 0.0010 {4,500.90) 19.08 i4,490.00]
Q2RUGLL CALL 1.00 OIMAR1I2 4.5500 0.4150 0.0010 {4,150.00) 18.08 {4,140.00)
OSAUG1L CALL 1.08 DIMARI2 4.4500 2.1300 0.0010 14,300,00) 10,00 {4,250, 00}
16AUGLL CALL 2.00 DIMARL2 44000 2. 4000 £.0010 (8,000.00 20.00 i7,980.00)
230611 CALL 1.00 OGLMAR1Z 4.3000 0.3900 .00%0 (3,900.00) 16,08 3, 850,00}
30AUGLL CALL 1,08 DiMARI2 4.3000 0.3650 2.0010 (3,650,004 16.00 {3,640, 00)
08SEPLY CALL 1.00 O0iIMAR1Z 4.3500 0.3740 0,0016 {3,700.08} 10,08 (3, 690.00}
135EF11 CARIL 1.00  OIMARIZ 41,3500 0,3800 0.0010 (3,800,060} 10.00 {3,790.00)
2B5EP11 CALL 2.00 O0IMAR12 1.3000 0.3300 0,000 {6, 600,00} 20.08 {6,580.00)
275EF11 CALL 1.00 0IMARI2 4.2000 0.3300 0.00LE {3,300, 00} 10,00 £3,290.,00)
04GCTLL ChEL 1.00 ORMARI2 4.1000 0.3190 0.0040 (3,1¢0.60) 10.00 (3,090.00}
ileCT11 CALL 100 OIMAR1Z 4.0000 0.2230 0.0010 {2, 900,60} 10.00 {2,990.00)
180CT11 CBLL 1.00  0IMAR1Z 3.8500 £.3300 9.6007 13,300,060} 7.00 €3,2593.00
2800111 CRLL 2.00 0IMARIZ 4,0000 ¢.29900 9.6010 (5,860,060} 20.00 {5,780.00)
01NOV11 CALL 1.60 0IMARIZ 3.9000 0.3200 0.6010 {3,200.00) 10,00 [3,190.09)
0BNOV11 CALL 1.00 O1MAR1Z 3.8000 ©.2800 9.6016 (Z, 800, 00} 10,00 {2,720.00)
15H0V11 CALL 1.00 0IMARIZ 3.6000 ¢, 2550 Q.6030 {2,550, 00} 30.00 {2,52¢.00)
22H0v1] CaLL 1.00 DIMARLZ 3.8500 £.2750 09.6040 (2,750.00) 40.00 12,710,00)
ZEHOVLA CALL 2.00 DIMAR1IZ 26500 ©.2500 Q.8020 {5,000, ¢0) 40,00 (4,960,00)
06DECT CALL 1.00 01MARIZ 3.5500 ¢.2500 Q.0040 {2,560, 09) 40.00 (2, 960.00)
13DEC1L CaLL 1,00 01ARLZ 3.3000 ©.2450 0.0108 (2,450.00 100,00 (2,350,00)
ZODRCLY CALL 1.00 0IMARL2 2.1560 £.2450 09.018¢ (2,450, 00) 180.00 {2,270,00)
2IDECTY CRLL 1.00 01MAR1Z 3.2000 Q. 2000 0.0146 {2,060, 00) 140,060 {1,860.00)
03JAN12 CALL 2.00 DIMARIZ 3.0000 0,2000 0.0326 (4,080.00) 640.60 (3,360.00)
10JAN12 CaLL 1.00 0I1MARIZ 3.0000 0.1700 0.0320 {1,700.90) 320,00 {1,386.00)
56,00 *01HARLIZ {215,780.00) 1,886.00 {213, 8684.00}
ZUMART1 CALL 1.00 OCIRPR12 5.9000 0.4700 0.0010 {4,700.00) 14,09 (4,696, 00)
O5APRI1 CALL 1.00 OLAPRI2 5.0000 €.4500 0.001¢ (4,500.00) 10,00 (4, 1590.00)
12BER1L CHLL 1,08 OLRPRI2 4.800D 0.4350 0.00L0 4,350, 60) 10.00 £4,340.00)
TSAPRLL CALL 1.00 ClRPR1Z £.7800 0,470 G, 0008 t4,7€0.00) 8,00 (4,692,00)
2EAPR11 CALL 1.00 OLRBAL? 4,95060 6.4800 C.00:0 14,800.00) 10.00 (4,790.00)
1OMAY1L CALL 1,00 OTAPRIZ £.75080 6.4514 o.o00% 4,510,00) .00 (4,501.00)
1MAY1L CALL 1.00 CRPR12 4.7500 0.4450 0. 0008 {4,450.080) 2,00 14,441, 00)
24HAY11 TALE 1.00 ODIAPRIZ 4.8500 6,4700 0.o01e (4,700.0G} 19,00 (4,690.00}
FIMAY1L CAEL 1.00° OLRPR1Z 5.0080 U.4400 0.0005 (4,5006.00) 5,00 (4,895,00)
F4IUNLY CALL 1.00 O0IAPR1Z 4,8500 04800 e.0010 14,600,00) 16,00 (4,796.00)
213Um11 CAEL 1.00 0RFR1Z 4.7060 0, 4550 ©.6010 (4,550,050} 16,00 {4,540.00)
28011 CAELL 1.00 0lAPRIZ 4, 6500 o.4408 0.0012 (4, 408,00} 12,00 (4,368,00}
057ULLL CALL 1.00 O0IRPRIZ 4.6500 ¢ 4525 G.0012 14,525, 00) 12,00 (4,513.00}
123uUL1l CALL 1.00 0inPRr1Z £.6500 ¢.4378 0.0012 (4,377.50) 12,00 {4,365.50}
ZETUL1L CALL 1.80 OIRPR1Z 4. 5500 0.4450 0.0010 14,456,00] 10,00 (4,440.00}
02AHG11 CALL 1.00 O01RPR1Z 4,5000 ¢.4100 0,00z0 (4,108,003} 20.00 14, 6R0.060)
DSAUGLY CALL 1.90 OIAPRIZ 4.4500 0.3900 0.00z0 13,900.00} 20,00 3,880,060}
16RKG11 CALL 1.0 QIAPR1Z 14,4000 0.3750 0.0020 (3, 750.00} 20.00 {3,730.00}
054611 CALL 1.90 01APRIZ 4.2500 0.3800 .0030 (3,80C.00} 30,60 {3, 770,001
06SEP1] CALL 1.08 O0lAPR1Z 4.3500 6. 2700 9.0030 3,706,003} 30.00 {3,670.00}
133EP11 CALL 1.06 OLlRPK1Z2 4.3500 G. 3800 02,0030 i3,800.00} 36,00 {3, 770,00}
205EP11 CALL 1.00 0)APRLZ 4.2500 €.3590 0.0030 {3,500.00} 30,00 13,476,003
273EP11 CALL 1.00 0iAPRLZ 4.2000 0.3450 0.0040 (3,450.00} 40,00 {3,416.00}
110CT11 CALL 1.00 O0iRPRIZ 4.0000 ©.2950 . 0.0060 12,950.00} 60,00 {2,896.00}
1806711 CALL 1.00 DIRPRIZ 3.9500 0.3400 0.0072 (3,400,900 1e.00 {3,328.00}
256ET11 CALL 1.00 D1APRIZ 4.0000 0.3000 0.6060 {3,000.00) 60.00 {2, 340.00}
01HOV11 CALL 1.00 OlAPR1Z 53,9000 0.3000 0.6080 (3,000.00) B0.G0 12,526.00}
15HOV11 CALL 1.08 O01RPR1Z 3.6000 0.2950 0.0180 {2,950.00) 180,00 12, 776,00}
22HOV11 CALL 1.06 OAPRIZ 36008 0.3000 G.6180 {3,000.00} 180,60 {2, 62000}
2010V CALL 1.0¢ O0lRPA1Z 3.7000 0.,28DD 0.06140 (2,800.00) 140.00 {2, 660,00}
DEDECLL CALL 1.06 DlAPALZ 3.8500 B.3100 0.0210 {3,100.00) 210,00 12,890,008}
13DEC11 CALL 1,00 O01RPR1Z 3.3580 0.2750 0.0360 {2,750.00) 360,00 {2, 330,00}
27DECLL CALL 1.00 OlRPR1Z 3.2560 6.2550 ©. 0460 (2, 550.00) 460,00 {2, 098,00}
03JAN12 €ALL 1.00 OLAPR1Z 3,1000 8.2308 0.0630 (2,300,00) 620,90 11, 610,08}
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LOIRN3Z CALEL 1.00  DIAPRLZ 3,1000 0.2050 0.0590 (2,050, 00} 630,00 £3,360.00)
35,00 “O1RPR12 (132,562.50) 3,549.0C (129,013.50)
2EAPR1L CALL 1.0 OIMAY1Z 50000 0.4760 2,00620 {4,700, 00} 206,00 {4,68¢,00)
TOMAYIY CALL 1.00 OIHAY12 4,7500 0.4680 0.0031 {4,680 00} 31.00 (4, 648.00)
Z4MAY1 CALL 1.00 O1MAY12 4.9000 0.4650 0.0020 14, 650.00) 2¢.60 (4, 630.00)
07JUR1Y CALL 1.0 OYHAYL2 50500 0.49060 0,0029 (4,900,00} 20,00 (4,880.00)
213un1s CALL 1,00 OYMAY1Z 4.7006 95700 0.0030 4,700, 00} 30.0C (4, 670,006}
05J0L13 CALL 1.00 O1MAY1Z 4.7000 0.4525 0.49035 (4,525,060} 35.00 {4,490.00)
18JURLY CALL 1,00  OLMAY12 4. 000 0. 4660 0,9028 {4,600.00} 2B.0C {4,572,00)
02RUG11 CRLL 1.0C OIMAY12 4.500€ 0.4400 0. 0050 1§, 400.60) 50,00 (4,350, 00)
16AUGL] CALL 1.0C DI1HMAY1Z 4,4500 0.3800 G.a080 {3,800, 00} 60,00 {3,740, 00)
A0RUGLE CALL 1.00 OIMAY12 4.,3000 0, 4000 56,0090 {4,000.00} 9p.0C (3,910.00)
135EPIL CALL 1.00 OIHAY12 4.3508 0.4200 G.0080 14,200,060} 26.00 (4, 120.00)
27SEP1L CALL 1.00 O01HMAY1Z 4.2500 0.3600 0,8100 {3, 600, 00} . 166, 0¢ {3,500.00)
1LGCTLL CALL 1.00 OlHMAY1Z 4.0000 0.3460 0.8170 {3, 400,00} 170,00 (3,230.00)
250CT1E CALL 1.80 OlHMAY1Z2 4.,0000 41,3350 08,8170 {3, 350.00} 176.00 ) (3,180.00)
GBRHOV11 CALL 1.0C OIMAY12 3.8500 0.3200 0.0249 {3,200.00} 240.0¢ {2,96¢.00)
22HOV1L1 CALL 1.0C OlMAY12 3.6500 0.3259 6.6379 (3,250.00} 310,00 {2, 880,00)
BEDECY] CALL 1.00 OQIHMAY1R 3,6600 0.3300 3.0420 {3,390, 00} 420,00 {2, 880¢.00)
20DE£1) CRLL 1.00  OIMAY1Z 3.3000 0.3050 &.0800 {3,050, 60} 800.0¢ {2,250, 00)
03IAN12 CALL 1.066 ClHAY12 3.1500 0.2600 G.1100 (%, 690,00} 51, 100,00 {1, 500,00)
19.00 “DI1MAY12 [74,905.60) 3,834.00 {71, 071.00)
IIMAYII CRLI: 1,08 0LIUMIZ 5.0500 9.5000 0.8038 (5,000_060} 3%.00 {4,961.00)
28FUN1Y. CALL 1,00 01LIUN12 4.7000 0.4598 6.0078 {4,590.00) 78.0¢ (4, 912,00)
123UL11 CALL 1.00 0130812 47508 0.4530 0.9071 14,539,003 71.00 (4,456,001
265UL1L CALL 1.00 Olrumlz 4.6008 04600 80,0100 14,600 00) 100,00 {4,500.00)
r3RUE11 CALL i.00 olauwiz 4.5000 9.4200 ¢.01290 {4, 200.00} 120.00 T (4,080,00)
238UG11 CALL .00 012UH12 4.3500 0.4200 B.0159 16,200.00} 150,00 {4, 05¢.00]
06SEP11 CALL 1,00 OlIUMl2 4.4500 o.£050 0,9139 {4,050, 60y 130,00 13,520,901
ZO5EPIL CALL 1.00  0lgunl2 4,3500 0.3800 0.a150 (3,800.00} 150.00 {3, 65¢,00})
180711 CALL 1,00 01JUMiZ 4.06500 0.3850 8.0275 (3,850.00} 275.00 (3, 575.00)
0IROVil CALL 1.0¢ olIUmz 4,6000 0,3150 0.0300 (3,750, 00} 300,00 (3,450,00)
15H0V31 CaLL 1.00 OLJURL2 3.7000 06,3500 2,0539 {3,500.00) 530.00 (2,970.00)
20N0Vi1 CALL 1.00  01JUN12 2.7500 0.3400 0.0489 (3,400. 00} 580,00 (2,520,900}
13DEG11 CALL 1.9¢ OLlJUN1Z 3,4500 0.3400 0.0860 13,400.00} 860,00 {2,540, 00}
2TDECH) CALL 1.06 0HIURLZ 3,3500 0.3150 0.1040 3,150.00} 1, 64¢.00 (2,110.80}
103RN12 CRLL 1.00 CLJUN2 32000 0.2750 ¢.1380 {2,750.00) 1, 380,00 {1,370.00)
15.00 *BLIUNIZ {58, 770.00) 5,703.00 (53, 067.00}
285UN11 CALL 1.06 GLWL1Z 4.8000 0,4645 0.013 14,645.00) 113,00 (4, 532.00)
1230L1IY CALL 1.00 01aUL12 4.8500 6.4330 0.0104 14, 530.00} 104,00 {4, 426.00}
26JUL11 CRLL 1.00 GLRILIZ 4.7500 0.4500 0.0120 14,500, 003 120,00 {4, 38000}
0SAUGLL ChLk L.00  6lavilz 4, 6000 0.4200 0.0160 {4,200.00) 166.00 {4,040.00}
23AUGLL CALL 1.00 G1JULLR 4.4500 D.4150 0,0210 {4,150, 60) 210,00 (3,940,080}
06SEPIL CALL 1.00  GLIUL12 4,5000 0,4300 0.0180 {4,300, 005 130,00 {4,110,00}
2058811 CALL 1.00 GlI0L12 4.4000 6.4050 0.0230 {4, 050, B0} 230,00 (3,820.00}
D40CTLl CALL 1.00 ©1JUL12 4.2500 0.35800 4,02%0 {3, 900,003 290,00 (3, 610.,00)
1800TLL CALL 1,00 D1JUL12 4,1500 6.,3950 0.0348 {3,850, 60} 348,00 (3, 602.00)
* OEHOVLL CALL 1.00  03JUL12 4.1900 6.3850 0.0380 {3,650, 603 360,00 (3,470.90)
15HOV11 CALL 1.00 03JUL12 3.8000 0.3550 0,030 {2, 550, 60} 630,00 (2, 920,00}
26M0vL1 CALL 1.00 BLIUELZ 3,8000 6.3650 0.0630 {3, 650.00% 630,00 {3,020.00}
13DECLL CALL 1.0¢ 01JUE1Z 3.5500 0.335¢ 0.0580 {3,250, 00) 986,00 (2,370.00}
20DECLY CALL 1.60  0LJUL1Z 3.4500 0.3300 0,1180 {2,300.00} 1,180¢.00 {2,120.00}
27DEC1] CALL 1.00 0:JUL12 3.5000 ©. 3000 0.1070 {3, C00, 003 1,070.00 {1, 930,00}
10TANL2 CALL 1.00 01JUL1Z 3.2580 G, 3200 0.1680 13,200,003 1, 680,00 {1,520.00}
16.00 *0JUL12 (62,125, 00) 8,315,00 {53, 810.00;
26JULLL CALL 1.00. Q:RUGLZ 4.8000 G, 4656 0.0150 {4, 650.003 190,60 (4, 460.00)
PEIAESE Cabls 1.00 GIAUGLZ 4,6500 £. 4300 6.0230 {4,300.00) 230,00 {4, 070.00)
23AUG11 CALL 1.00 OQIAUGL2 £.5000 6. 4400 0.0280 {4, 400, 00) 280.00 14,120,003
BESEP11 CALL 1.00 0:iAUGL2 4.5500 G, 4400 0.0260 {4, 400,003 260,00 14, 140,00}
20SEF11 CALL 1.00  0:RUGLZ £,5000 ¢. 4000 0,8280 {4, 006.00% 280.00 {3,720, 00)

B40CT11 CALL 1.00 0ihUG1Z 4.3000 G¢.4108 0.03%0 {4,100,00} 370,60 {3,730.00}
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1900711 CALL 1.00 OClAUG12 4.2500 0.3850 0.0402 {3,950.00) 402.00 i3, 548,00}
01NOV11 CALL 1.06 0l1AaUGi2 4.2000 0.3900 G.0430 {32,900.00) 430.00 {3,470. 06}
ISHOVLY caLL 1.00  C1AUGE2 3.%000 0.3500 9.0700 (3,500.00) 700,00 {2,800.00}
29p0vil CRLL 1.00 RI1AUGIZ 3.9500 0.3600 B, 0840 {3, 400,00} 640.00 (2,960.00}
13nECcll CALL 1,00 @lauai2 3.6500 G¢.3400 G.3040 (3,400.00} 1,040.00 {2,360,006}
Z7DECI CALL 1,00 01aUG:2 33,5500 0,3200 @, 1240 {3,200.00) 1,240.00 {1,Y60.06G}
FOJANRLZ CALL 1.00 Glaugl2 3.35300 0.3150 G.1720 {3,150.00} 1,720,00 11,430,006}
13.00 *01AUGL2 {50,550.00) 7, 782,00 {42,768.06}
30R0US11 CALL 1.00 G1SEPY2 4.6000 0.4200 6.03H0 {4,200,08) 370.00 {3, 830,00}
135EPL) CALL 1.00 OC1SEPi2 4,7000 0.4200 80330 {4,200.00} 330,00 {3,870.90}
278EP1E CALL 1.0¢ G1sEPIZ 4.5500 0.4006 0.0390 {4,000.00) 390.00 {3,610.00}
1loCT1il CALL 1,00 G1SEPIZ 4.2500 0.4100 0.0540 {4,100.00) 540,00 {3,560.00}
250CT11 CALL 1.00 Glsepl2 4.3000 06,3850 G.05110 {3,850.00) 510,00 {3,340.00}
GBNOV1L CALL 1.00 01sEPIZ 4.1000 0.3990 0,060 {3, 900,00} 660,00 {3, 240.00}
22H0V11 CALL L.00 O01:5E¥iz2 3.5500 0.3600 ¢.0820 N (3,600.00) 820.00 {2,790.00}
06DECTY CALL 1.00 Glsepir 33,9500 0.3550 o.0820 (3,550.00) 820.00 {2, 730.90)
20DEC11 CALL 1.00 018EPi2 3.8000 0.3350 0.1380 (3,350.00) 1,380.00 {1, 960.00}
03JAN1Z CALL 1.9¢ 015EPiZ 3.4500 0.3200 0.1769 (3,200.00) 1,760,00 {1,440.00}
10,0G *018EP12 {37,950.00) ¥, 230,00 {30, 360,00}
1100TEL CALL 1.00 0l0CTi2 4.4000 0.3950 D.QESD (3,950.00) &€56.00 {3, 300,.00)
250CT11 CALL 1.80 0106CT12 4.4000 0.4000 0.0651 (4,000,00) 636,00 {3, 350,00}
0BNOVIL CALL 1.0¢ 010CT1Z 4.2000 0.3900 0.0820 {3,900, 00) 820,00 13, 680.00)
22ROV CALL 1,00 010CTi2 4.1000 0.3600 7.05830 (3, 600.00) 93¢.00 {2, 670,00]
O6DECL Y CALL 1.0 010CTi2 4,1000 0.3450 0.0830 (3,459, 00) 930,00 (2, 520,00)
20prCil CALL 1.00 0ioCTLi2 3.7000 0.3350 0.1580 {3,359,00) 1.580,00 11, 770.00)
03IJANIZ CRLL 1.0¢ 010CT12 3.5500 0.3306 0.1950 (3,300,00) 1,950,00 (1,350.00]
7.00 *010CT12 122, 550.00) T.510.00 . 118, G40, 000G}
0INGVLL CALL 1.0 0IRKOViZ 4.5500 0.4100 0.0830 i4,100.00) B30.00 {3,270.,00%
15H0VLL CALL 1,00 01NOV1Z 5.2000 0.3750 0.1239 {3,750,00) 1,230.00 (2, 520.00}
Z9N0OVi1 CALL 1.06 O0iroviz 4.2500 0.3800 0.1369 (3, 800,00} 1, 16006 (2;640.00}
13DECL1 CALL 1.00 DikpV1Z2 3.9500 2.3450 0.16490 (3,450.00) 1,64¢.00 (3,810,08)
21DECL1 CALL 2,00 DINOVLZ 3.9000 0.3300 ¢.1740 (&, 600, 00) 3,480.00 {3,120.00)
10Ja0LZ CALL 1.00 Oikoviz 3.7000 0.3350 0.2210 (3,350, 00} 2,210.00 11,140.00)
7.00 *0IROVI2 125,050, GO} 10,550.00 (14, 500.00}
28HOVL1 CALL 2.00 ODIDEC1Z 4.3000 0.4030 0.1200 (8,100.00) Z,400.00 {5,700.00}
VERECLL TARLL 1.0¢ OXDEC1Z &.4500 0.4050 0.1280 (4,050,060} 1,260.00 {2,790.00)
13DECHE TALL 1.60 QlpECi2 £.,2000 8.3600 0.1710 (3, 600,00} 1,710,600 {1,890.08)
20DECEIL CARLL 2.00 ©DIpECcl2 4.0500 0.3800 0.20590 [¥,800.00) 4,100.00 {3,500.00}
2IDECEL CALL 1.0 QLDEC1Z 40500 0.3850 0.2650 13,690,000 2,950.00 {1,800.00}
030AHL2 CALL 1.0¢ 0IDECIZ 3.9500 0.3600 0,2330 13, 600,00} 2,310.00 (1,290.00}
10JRNIZ CARLL 1.¢¢ 91bECi2 3.9000 0.3600 0.2450 {3,800.0W) 2,450.00 {1,150.00}
9.0C *QIDEC1Z2 {34, 400,00} 16,280.00 118, 12¢.00)
2IDECI1 CALL 2,60 O0IJANL3 41,2500 8.3700 0.,2050 i7.400,00) 4,100,800 {3, 300,00}
03JANI2 CALL 2.00 QIJAM13 1.1000 0.3700 06.2430 {7,400,00}) 4,8606.00 {(2,540.00)
1oamani2 CALL 1.00 0XJANLZ 4.0500 0.3750 0.2570 13,750,000} 2,570.90 (1,180.00}

5.00 *03JAMLI {18, 550.40} 11,530.00 (7,020.00}

263.00 {1,025,372.50) 84,535.00 {840,833 .50}




